One of primary goals of data processing is the problem of forecasting of investigated function values. Different methods and schemes for solving forecasting problems are developed and in use [1, 2, 4, 8, 11] . In this paper it is used the method, named by authors metric analysis. New forecasting algorithms are developed based on metric analysis [5-7, 9, 10]. It is shown that the metric analysis solves the problem of forecasting of functional values with high accuracy.
Introduction
For functions of a great number of variable effective general schemes of forecasting till now is not present. Nowadays there are schemes of forecasting which require for their realization a large amount of data but often do not provide the necessary accuracy. Examples of such schemes are neural networks [3] . In the given work, it is presented a universal approach which allows effectively solve problems of forecasting and extrapolation without fixing a priori the type of functional dependence on arguments of investigated function.
Forecasting schemes based on metric analysis
We consider a function of one variable with values on a uniform grid. For extrapolation on the uniform grid it is used the nonlinear autoregressive scheme which allows to solve the problem of extrapolation by means of multidimensional interpolation. The multidimensional interpolation is based on metric analysis [5, 6, 7, 9] .
We consider the problems associated with functional dependence:
where the function ( ) ⃗⃗⃗⃗ is unknown, and it value should be restored at point * ⃗⃗⃗⃗ using the function values , = 1, … , at interpolation knots ⃗⃗⃗ = ( 1 , … , ) , = 1, … , . In accordance with the scheme of the metrical analysis we form a matrix W of metric uncertainty for the point * ⃗⃗⃗⃗ on a set of points ⃗⃗⃗ = ( 1 , … , ) , = 1, … , : 
, determine the functions sensitivity degree of its arguments. The required interpolated value Y * is given by equality:
where −1 is the inverse matrix. We apply the interpolation scheme based on metric analysis for creation the schemes of forecasting. Consider a dynamic process
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It is required to find the predicted value In this example we forecast the values of function Y (t) on which is consists of two periodic functions and relatively small noise ε(t) figure 2 it is shown the result of forecast for 100 steps forward. The error of the predicted values is equal to the error of noise.
Example 3.
50 , 100 ,
The comparison result is shown in figures 3-4. Figure 3 . Figure  4 shows the result obtained by SSA [4] . 
Conclusion
The numerical calculations using the presented in this paper schemes based on metric analysis showed that these schemes allow to forecast time processes with high accuracy.
